The central attraction of this paper is to prove holders inequality in some new spaces such as Grand Lebesgue Space L P)
Introduction
The Grand Lebesgue Space L p)
, small Lebesgue Space L p) ' and Banach lattice space X p have many application in analysis. The grand Lebesgue spaces were introduced by Iwaniec and Sbordone and the small Lebesgue space were introduced by A. fiorenza. The sole purpose of this paper is to study the Holders inequality in these spaces. The concept of these spaces can be applied in Lorentz space as well. 
Proof:
Let |g| = gk be any decomposition with gk ≥ 0, k ∈ N and let f ∈ L P)
. For each k∈N and for each 0 < ∈ < p -1, we have
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Hence,
, is the space of functions g in Mo such that (Ω), |y| ≤ |x|µ -a.e. ⇒ y ∈ X and ||y||x = ||x||x. Hence, the assertion follows.
